Abstract. In this note we find the upper bound for ρ(u
Introduction
In this section, we present some notations, definitions, Theorems and Remarks from [4] [9] .
(1 
Proof. We show by mathematical induction. Let n = 1. Then
If n = 2m + 1,
Hence for all n,
(5) Let M and N be mutually complementary N -functions. We let
Let O M be the space of all equivalence classes of functions in D M which are equal almost everywhere with respect to the Lebegue measure. From Young's inequality, we have 
is called a cylinder set where P is a finite dimensional orthogonal projection of L 2 and F is a Borel subset of P (L 2 ). The Gaussian measure on L 2 is a set function of all cylinder sets defined as follows:
Then {µ e 1 ,··· ,en } is a consistence family of probability measure. By Kolomogorov's theorem, there exists a probability measure space (Ω, ω) and random variables ξ n : 
be a function given by
We define a set function v
where χ B is a characteristic function associated with B. From the change of variable theorem, we have the following two theorems from [9] .
